where, P(Z | H 0 ) denotes the distribution of Z when H 0 is true and P(Z | H 1 ) denotes the distribution of Z when H 1 is true. Two positive constants C 1 and C 2 (C 1 < C 2 ) are chosen. If C 1 < λ i < C 2 , the experiment is continued by taking an additional observation. If C 2 <λ i , the process is terminated with the rejection of H 0 (acceptance of H 1 ). If λ i < C 1 , the process is terminated with the acceptance of H 0 .
Moreover, this paper shows the experimental results to make a comparison between the proposed method and Chow Test (CT). The CT is most commonly used in time series analysis to test for the presence of structural change point, based on linear regression model. In the experimentation, time series data is generated by the following equations (Fig.1 ). y t = β 11 ・t + β 10 + ε ( t≦tc* ), y t = β 21 ・t + β 20 + ε ( tc*≦t ), where ε～N(0,σ 2 ), i.e., the error ε is subject to the Normal Distribution with the average 0 and the variation σ 2 ，and tc* means the change point. In addition, we have set β 20 = (β 11 -β 21 )・tc* + β 10 , tc*=70.
The one of the results is illustrated in Fig.2 , where horizontal axis shows observing time t (detection operation have started from t=41). The vertical axis shows the detected change point tc, whose value is the average of experimentation results for 100 sets of generated time series data where the real change point tc*=70. Fig.2 shows that CT outputs the change point at the time when every data is observed after t=40). This means that CT cannot detect the change point properly. And, the time point when CT can work well is long late enough after the real change occurs.
On the other hand, the proposed method detects the change as points a, b, c, each corresponding to different parameter values of θ 0 , θ 1 that are used in the SPRT.
This paper discusses the features of the proposed method, based on experimental results, and shows its effectiveness in comparison with the CT. We consider that the proposed method is effective in the sense as follows.
1) Differently from the CT, it does not need to set the change point in a priori. 2) Unlike the Bayes' method, it does not need to give the generation distribution of time series data. 3) It can early detect the structural change point by sequential processing. 4) It is a meta-level method so that we can apply it to any prediction model. The problem of time series can be classified into three types, in a practical sense. The first problem is how to generate a prediction model that adequately represents the characteristics of the early time series data. The second problem is how to quickly detect the structural change of the time series, where the estimated prediction model does not meet the real data any longer. The third problem is how to correct the time series model after the change detection. This paper focuses on the second problem and proposes a novel method for quick detection of the structural change point in time series. The proposed method is based on a sequential probability ratio test that has been mainly used in the field of quality control. This paper discusses the features of the method from numerical experimentation results. And also, this paper shows its effectiveness, in comparison with the well-known 表 3 データ生成と予測式のためのパラメータ Table 3 . Parameters for data generation and prediction.
表 4 逐次確率比検定のパラメータ値 
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Step6： ( 図 10 観測時刻 t と検出変化点 tc との関係 
